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the first values of the schedule.

This data element is not applicable to OTC
derivative transactions with notional amounts that
are condition- or event-dependent. The currency of
the varying notional amounts in the schedule is
reported in Notional currency.

34

Notional amount
schedule -
unadjusted
effective date of
the notional
amount

For each leg of the transaction, where applicable:
for OTC derivative transactions negotiated in
monetary amounts with a notional amount schedule:
» Unadjusted date on which the associated notional
amount becomes effective

This data element is not applicable to OTC
derivative transactions with notional amounts that
are condition- or event-dependent. The currency of
the varying notional amounts in the schedule is
reported in Notional currency.

35

Notional amount
schedule -
unadjusted end
date of the
notional amount

For each leg of the transaction, where applicable:
for OTC derivative transactions negotiated in
monetary amounts with a notional amount schedule:
*Unadjusted end date of the notional amount

(not applicable if the unadjusted end date of a given
schedule’s period is back-to-back with the
unadjusted effective date of the subsequent period).

This data element is not applicable to OTC
derivative transactions with notional amounts that
are condition- or event-dependent. The currency of
the varying notional amounts in the schedule is
reported in Notional currency.

36

Call amount

For foreign exchange options, the monetary amount
that the option gives the right to buy.

37

Call currency

For foreign exchange options, the currency in which
the Call amount is denominated.

38

Put amount

For foreign exchange options, the monetary amount
that the option gives the right to sell.

39

Put currency

For foreign exchange options, the currency in which
the Put amount is denominated.

40

Notional quantity

For each leg of the swap transaction, where
applicable, for swap transactions negotiated in non-
monetary amounts with fixed notional quantity for
each schedule period (i.e., 50 barrels per month).




